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Table S1. Descriptive statistics by detailed unemployment duration
	
	Emp-loyed
	Unemployed, by elapsed duration
	Total

	
	
	<6 m
	6m–<1y
	1–<2y
	≥2y
	

	Panel A. Mental wellbeing 

	Mental wellbeing index (range 0-100)
	Mean
	75.74
	72.66
	72.54
	68.99
	68.29
	75.01

	
	(s.d.)
	(19.53)
	(20.59)
	(22.95)
	(23.82)
	(25.08)
	(20.17)

	Panel B. Health-related behavioural deprivation 

	No behavioural deprivation reported i(%)
	50.59
	40.56
	44.12
	42.52
	44.47
	49.48

	Physical activity deprivation: sedentary leisure (%)
	26.66
	31.41
	31.80
	37.25
	33.04
	27.55

	Dietary deprivation: low fruit intake (%)
	16.42
	23.82
	22.75
	19.66
	19.63
	17.15

	Tobacco-use deprivation: daily or occasional smoking (%)
	20.84
	29.55
	26.82
	29.62
	26.26
	21.85

	Alcohol-related deprivation: frequent alcohol intake (%)
	6.50
	7.76
	6.33
	6.69
	9.45
	6.70

	Health-related behavioural deprivation index (range 0-100)
	Mean
	31.40
	35.44
	35.60
	34.19
	33.65
	31.87

	
	(s.d.)
	(19.91)
	(22.17)
	(20.25)
	(21.52)
	(21.73)
	(20.19)

	Panel C. Perceived social support deprivation

	No perceived social support deprivation reportedii (%)
	85.27
	80.20
	79.87
	78.01
	81.37
	84.54

	Limited number of trusted contacts (%)
	0.75
	1.79
	1.50
	2.89
	2.60
	0.95

	Low perceived interest of others (%)
	2.10
	3.63
	4.06
	6.82
	5.15
	2.47

	Difficulty in obtaining help from neighbours (%)
	12.91
	16.55
	17.59
	15.88
	15.46
	13.39

	Perceived social support deprivation index (range 0-100)
	Mean
	17.73
	19.51
	21.83
	23.92
	20.93
	18.21

	
	(s.d.)
	(15.03)
	(16.92)
	(17.27)
	(19.49)
	(18.78)
	(15.55)

	Number of observations
	9,313
	489
	287
	227
	534
	10,850


Source: Authors’ own calculations based on the Spanish Health Survey (2023). Notes: Indices are normalized to a 0-100 scale, with higher values indicating greater deprivation. Percentages are survey-weighted and capture the share of individuals meeting the specified deprivation threshold in each indicator (see Appendix A). Number of observations refers to the unweighted analytical sample.i: individuals do not report any type of unhealthy behaviour; ii: individuals who do not report any kind of deprivation regarding social support.




Table S2.  Linear estimates for the Kesavayuth et al. (2022)-type decomposition models
	 
	eq (1)
	eq (2)
	eq (3a)
	eq (3b)

	
	Health-related behavioural deprivation
	Perceived social support deprivation
	Total association with mental wellbeing
	Direct association with mental wellbeing

	Short-term unemployment (ref: Employed)
	3.096***
	2.016***
	-4.747***
	-3.960***

	
	(0.746)
	(0.583)
	(0.749)
	(0.726)

	Long-term unemployment
	2.421***
	3.943***
	-5.971***
	-4.928***

	
	(0.759)
	(0.591)
	(0.773)
	(0.750)

	Health-related behaviour deprivation index
	
	
	
	-0.117***

	
	
	
	
	(0.009)

	Perceived social support deprivation index
	
	
	
	-0.275***

	
	
	
	
	(0.012)

	Female (ref: Male)
	-5.402***
	-1.061***
	-4.422***
	-5.371***

	
	(0.384)
	(0.304)
	(0.381)
	(0.373)

	Age 30-44 (ref: 15-29)
	0.470
	2.143***
	-4.013***
	-3.808***

	
	(0.640)
	(0.521)
	(0.635)
	(0.615)

	Age 45-64
	-0.234
	2.441***
	-5.430***
	-5.165***

	
	(0.664)
	(0.555)
	(0.661)
	(0.641)

	Age 65+
	-2.910*
	2.077*
	-3.013**
	-2.987**

	
	(1.546)
	(1.230)
	(1.535)
	(1.488)

	Foreign or dual nationality (ref: Spanish)
	-5.954***
	6.865***
	2.928***
	3.561***

	
	(0.521)
	(0.414)
	(0.536)
	(0.527)

	Upper secondary education (ref: Compulsory education or less)
	-3.810***
	
	0.556
	0.375

	
	(0.516)
	
	(0.516)
	(0.501)

	Tertiary education
	-8.827***
	
	-1.577***
	-2.408***

	
	(0.462)
	
	(0.482)
	(0.473)

	Education attainment: missing flag
	-1.914
	
	0.905
	1.076

	
	(1.675)
	
	(1.665)
	(1.614)

	Intermediate professionals and technicians (ref: Managers and senior professionals)
	
	1.127*
	
	 

	
	
	(0.645)
	
	

	Intermediate occupations/ self-employed
	
	1.008**
	
	

	
	
	(0.501)
	
	

	Skilled technicians
	
	0.604
	
	

	
	
	(0.586)
	
	

	Semi-skilled and primary-sector workers
	
	1.417***
	
	

	
	
	(0.477)
	
	

	Unskilled workers
	
	1.598***
	
	

	
	
	(0.582)
	
	

	Occupational class missing
	
	-1.727
	
	

	
	
	(1.935)
	
	

	Province capital city (ref: Municipalities with 500,000 inhabitants or more)
	
	-0.821
	
	 

	
	
	(0.526)
	
	

	Municipalities with more than 100,000 inhabitants
	
	1.987***
	
	

	
	
	(0.693)
	
	

	Municipalities with 50,000 to 100,000 inhabitants
	
	1.763***
	
	

	
	
	(0.646)
	
	

	Municipalities with 20,000 to 50,000 inhabitants
	
	-0.095
	
	

	
	
	(0.565)
	
	

	Municipalities with 10,000 to 20,000 inhabitants
	
	-1.122*
	
	

	
	
	(0.628)
	
	

	Municipalities with fewer than 10,000 inhabitants
	
	-3.591***
	
	

	
	
	(0.538)
	
	

	Household income €1,100–€1,649 (ref: < €1,100)
	
	
	-0.057
	-0.389

	
	
	
	(0.721)
	(0.698)

	Household income €1,650-€2,299
	
	
	0.123
	-0.874

	
	
	
	(0.731)
	(0.710)

	Household income €2,300-€3,799
	
	
	0.159
	-1.179*

	
	
	
	(0.667)
	(0.648)

	Household income €3,800+
	
	
	0.379
	-1.627**

	
	
	
	(0.708)
	(0.690)

	Household income missing
	
	
	0.346
	1.027

	
	
	
	(1.105)
	(1.072)

	Couple without children (ref: Single-person household)
	
	 -5.027***
	
	

	
	
	(0.424)
	
	

	Separated / divorced without children
	
	1.064*
	
	

	
	
	(0.572)
	
	

	
	
	-5.178***
	
	

	
	
	(0.434)
	
	

	
	
	-1.477**
	
	

	
	
	(0.693)
	
	

	
	
	-0.051
	
	

	
	
	(0.743)
	
	

	
	
	
	2.258**
	1.961**

	
	
	
	(1.006)
	(0.975)

	
	
	
	-13.949***
	-11.925***

	
	
	
	(1.234)
	(1.200)

	
	
	
	-6.763***
	-4.396***

	
	
	
	(1.104)
	(1.075)

	
	
	
	-3.096***
	-3.164***

	
	
	
	(1.022)
	(0.993)

	
	
	
	-4.649***
	-3.287***

	
	
	
	(1.215)
	(1.183)

	
	
	
	-5.554***
	-5.443***

	
	
	
	(0.937)
	(0.909)

	
	
	
	-4.730***
	-4.606***

	
	
	
	(1.011)
	(0.980)

	
	
	
	-5.780***
	-4.374***

	
	
	
	(0.838)
	(0.819)

	
	
	
	-5.371***
	-1.803**

	
	
	
	(0.791)
	(0.780)

	
	
	
	-0.838
	-2.387**

	
	
	
	(0.989)
	(0.960)

	
	
	
	-11.339***
	-9.296***

	
	
	
	(1.094)
	(1.065)

	
	
	
	-4.712***
	-4.243***

	
	
	
	(0.824)
	(0.803)

	
	
	
	-6.628***
	-4.762***

	
	
	
	(0.972)
	(0.947)

	
	
	
	-9.979***
	-10.278***

	
	
	
	(1.094)
	(1.061)

	
	
	
	-5.562***
	-7.319***

	
	
	
	(0.981)
	(0.953)

	
	
	
	-8.999***
	-7.751***

	
	
	
	(1.228)
	(1.191)

	
	
	
	-1.351
	-2.019

	
	
	
	(2.202)
	(2.137)

	
	
	
	4.425**
	3.460**

	
	
	
	(1.741)
	(1.695)

	
	40.473***
	17.460***
	85.917***
	95.496***

	
	(0.692)
	(0.712)
	(0.962)
	(1.034)

	Observations
	10,850
	10,850
	10,850
	10,850

	R-squared
	0.069
	0.075
	0.067
	0.124

	Adj. R-squared
	0.068
	0.073
	0.063
	0.121

	RMSE
	19.75
	15.38
	19.57
	18.97

	F-statistic
	79.92
	36.34
	23.37
	43.58

	Prob > F
	0.000
	0.000
	0.000
	0.000

	Log-likelihood
	-47,755
	-45,034
	-47,647
	-47,305

	AIC
	95,533
	90,119
	95,362
	94,681

	BIC
	95,613
	90,301
	95,610
	94,944


Source: Authors’ own calculations based on the Spanish Health Survey (2023). Notes: *** p<0.01, ** p<0.05, * p<0.1). The dependent variable in the Eq. (1) is the health-related behavioural deprivation index; the dependent variable in Eq. (2) is the perceived social support deprivation index; and the dependent variable in Eqs. (3a) and (3b) is the WHO-5 Wellbeing Index. Eq. (3a) estimates the total unemployment – wellbeing association, while Eq. (3b) includes both mediators and estimates the direct association. Regional fixed effects are included in the wellbeing equations.
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Table S3. Robustness of the decomposition models to the inclusion of precarious household/residential environment in the health-behaviour specification
	
	Baseline specification

	With precarious environment in health-behaviour equation

	
	Health-related behavioural deprivation
	Perceived social support deprivation
	Total association
	Direct association
	Health-related behavioural deprivation
	Perceived social support deprivation
	Total association
	Direct association 

	
	3.096***
	2.016***
	-4.747***
	-3.960***
	3.120***
	2.016***
	-4.747***
	-3.960***

	
	(0.746)
	(0.583)
	(0.749)
	(0.726)
	(0.746)
	(0.583)
	(0.749)
	(0.726)

	
	2.421***
	3.943***
	-5.971***
	-4.928***
	2.438***
	3.943***
	-5.971***
	-4.928***

	
	(0.759)
	(0.591)
	(0.773)
	(0.750)
	(0.759)
	(0.591)
	(0.773)
	(0.750)

	
	
	
	
	-0.117***
	
	
	
	-0.117***

	
	
	
	
	(0.009)
	
	
	
	(0.009)

	
	
	
	
	-0.275***
	
	
	
	-0.275***

	
	
	 
	 
	(0.012)
	 
	 
	 
	(0.012)

	
	-5.402***
	-1.061***
	-4.422***
	-5.371***
	-5.425***
	-1.061***
	-4.422***
	-5.371***

	
	(0.384)
	(0.304)
	(0.381)
	(0.373)
	(0.384)
	(0.304)
	(0.381)
	(0.373)

	
	0.470
	2.143***
	-4.013***
	-3.808***
	0.462
	2.143***
	-4.013***
	-3.808***

	
	(0.640)
	(0.521)
	(0.635)
	(0.615)
	(0.640)
	(0.521)
	(0.635)
	(0.615)

	
	-0.234
	2.441***
	-5.430***
	-5.165***
	-0.267
	2.441***
	-5.430***
	-5.165***

	
	(0.664)
	(0.555)
	(0.661)
	(0.641)
	(0.665)
	(0.555)
	(0.661)
	(0.641)

	
	-2.910*
	2.077*
	-3.013**
	-2.987**
	-3.019*
	2.077*
	-3.013**
	-2.987**

	
	(1.546)
	(1.230)
	(1.535)
	(1.488)
	(1.546)
	(1.230)
	(1.535)
	(1.488)

	
	-5.954***
	
	0.556
	0.375
	-3.861***
	
	0.556
	0.375

	
	(0.521)
	
	(0.516)
	(0.501)
	(0.516)
	
	(0.516)
	(0.501)

	
	-3.810***
	
	-1.577***
	-2.408***
	-8.917***
	
	-1.577***
	-2.408***

	
	(0.516)
	
	(0.482)
	(0.473)
	(0.463)
	
	(0.482)
	(0.473)

	
	-8.827***
	
	0.905
	1.076
	-1.827
	
	0.905
	1.076

	
	(0.462)
	 
	(1.665)
	(1.614)
	(1.673)
	 
	(1.665)
	(1.614)

	
	-1.914
	6.865***
	2.928***
	3.561***
	-5.858***
	6.865***
	2.928***
	3.561***

	
	(1.675)
	(0.414)
	(0.536)
	(0.527)
	(0.522)
	(0.414)
	(0.536)
	(0.527)

	
	
	
	-0.057
	-0.389
	
	
	-0.057
	-0.389

	
	
	
	(0.721)
	(0.698)
	
	
	(0.721)
	(0.698)

	
	
	
	0.123
	-0.874
	
	
	0.123
	-0.874

	
	
	
	(0.731)
	(0.710)
	
	
	(0.731)
	(0.710)

	
	
	
	0.159
	-1.179*
	
	
	0.159
	-1.179*

	
	
	
	(0.667)
	(0.648)
	
	
	(0.667)
	(0.648)

	
	
	
	0.379
	-1.627**
	
	
	0.379
	-1.627**

	
	
	
	(0.708)
	(0.690)
	
	
	(0.708)
	(0.690)

	
	
	
	0.346
	1.027
	
	
	0.346
	1.027

	
	
	 
	(1.105)
	(1.072)
	 
	 
	(1.105)
	(1.072)

	
	
	-0.821
	
	
	
	-0.821
	
	

	
	
	(0.526)
	
	
	
	(0.526)
	
	

	
	
	1.987***
	
	
	
	1.987***
	
	

	
	
	(0.693)
	
	
	
	(0.693)
	
	

	
	
	1.763***
	
	
	
	1.763***
	
	

	
	
	(0.646)
	
	
	
	(0.646)
	
	

	
	
	-0.095
	
	
	
	-0.095
	
	

	
	
	(0.565)
	
	
	
	(0.565)
	
	

	
	
	-1.122*
	
	
	
	-1.122*
	
	

	
	
	(0.628)
	
	
	
	(0.628)
	
	

	
	
	-3.591***
	
	
	
	-3.591***
	
	

	
	
	(0.538)
	 
	
	 
	(0.538)
	 
	

	
	
	1.127*
	
	
	
	1.127*
	
	

	
	
	(0.645)
	
	
	
	(0.645)
	
	

	
	
	1.008**
	
	
	
	1.008**
	
	

	
	
	(0.501)
	
	
	
	(0.501)
	
	

	
	
	0.604
	
	
	
	0.604
	
	

	
	
	(0.586)
	
	
	
	(0.586)
	
	

	
	
	1.417***
	
	
	
	1.417***
	
	

	
	
	(0.477)
	
	
	
	(0.477)
	
	

	
	
	1.598***
	
	
	
	1.598***
	
	

	
	
	(0.582)
	
	
	
	(0.582)
	
	

	
	
	-1.727
	
	
	
	-1.727
	
	

	
	
	(1.935)
	 
	
	 
	(1.935)
	 
	

	
	
	-5.027***
	
	
	
	-5.027***
	
	

	
	
	(0.424)
	
	
	
	(0.424)
	
	

	
	
	1.064*
	
	
	
	1.064*
	
	

	
	
	(0.572)
	
	
	
	(0.572)
	
	

	
	
	-5.178***
	
	
	
	-5.178***
	
	

	
	
	(0.434)
	
	
	
	(0.434)
	
	

	
	
	-1.477**
	
	
	
	-1.477**
	
	

	
	
	(0.693)
	
	
	
	(0.693)
	
	

	
	
	-0.051
	
	
	
	-0.051
	
	

	
	
	(0.743)
	 
	
	 
	(0.743)
	 
	

	
	
	
	
	
	0.599
	
	
	

	
	
	
	
	
	(0.637)
	
	
	

	
	
	
	
	
	1.345***
	
	
	

	
	
	
	
	
	(0.519)
	
	
	

	
	
	
	
	
	2.287***
	
	
	

	
	
	
	
	
	(0.588)
	
	
	

	
	
	
	
	
	-0.409
	
	
	

	
	
	
	
	
	(0.647)
	
	
	

	
	
	
	
	
	0.590
	
	
	

	
	
	 
	 
	
	(0.896)
	 
	 
	

	
	40.473***
	17.460***
	85.917***
	95.496***
	39.799***
	17.460***
	85.917***
	95.496***

	
	(0.692)
	(0.712)
	(0.962)
	(1.034)
	(0.735)
	(0.712)
	(0.962)
	(1.034)

	Observations
	10,850
	10,850
	10,850
	10,850
	10,850
	10,850
	10,850
	10,850

	R-squared
	0.069
	0.075
	0.067
	0.124
	0.071
	0.075
	0.067
	0.124

	Adj. R-squared
	0.068
	0.073
	0.064
	0.121
	0.069
	0.073
	0.064
	0.121

	RMSE
	19.75
	15.38
	19.57
	18.97
	19.73
	15.38
	19.57
	18.97

	F-statistic
	79.92
	36.34
	23.37
	43.58
	54.83
	36.34
	23.37
	43.58

	Prob > F
	0.000
	0.000
	0.000
	0.000
	0.000
	0.000
	0.000
	0.000

	Log-likelihood
	-47,755
	-45,034
	-47,647
	-47,305
	-47,744
	-45,034
	-47,647
	-47,305

	AIC
	95,533
	90,119
	95,362
	94,681
	95,521
	90,119
	95,362
	94,681

	BIC
	95,613
	90,301
	95,610
	94,944
	95,637
	90,301
	95,610
	94,944


Source: Authors’ own calculations based on the Spanish Health Survey (2023). Notes: Standard errors in parentheses. *** p<0.01, ** p<0.05, * p<0.1. The baseline specification reports the main decomposition models. The robustness specification adds a categorical indicator of precarious household/residential environment only to the health-related behavioural deprivation equation. The remaining equations are unchanged relative to the baseline specification and are reported for comparison.  a Precarious environment is defined as a categorical indicator of household/residential environmental deprivation. It captures household or neighbourhood conditions and is included only as a robustness control in the health-related behavioural deprivation equation. 



Table S4. Robustness check for aggregate health-related behavioural deprivation index: estimation of mental wellbeing (eq 3b) through each individual behavioural component 
	
	(1)
	(2)
	(3)
	(4)

	
	Mental wellbeing
	Mental wellbeing
	Mental wellbeing
	Mental wellbeing

	Short-term unemployment 
(ref: Employed)
	-4.128***
	-3.901***
	-4.122***
	-4.303***

	
	(0.730)
	(0.727)
	(0.730)
	(0.730)

	Long-term unemployment
	-5.036***
	-4.885***
	-4.981***
	-5.257***

	
	(0.754)
	(0.751)
	(0.755)
	(0.755)

	Physical activity deprivationa
	-3.485***
	
	
	

	
	(0.561)
	
	
	

	Dietary deprivationb
	
	-6.958***
	
	

	
	
	(0.599)
	
	

	Tobacco-use deprivation
	
	
	-2.720***
	

	
	
	
	(0.469)
	

	Alcohol-related deprivation
	
	
	
	-3.535***

	
	
	
	
	(0.695)

	Perceived social support deprivation index
	-0.282***
	-0.273***
	-0.286***
	-0.286***

	
	(0.012)
	(0.012)
	(0.012)
	(0.012)

	
	-3.636***
	-4.356***
	-3.763***
	-3.781***

	
	(0.620)
	(0.617)
	(0.619)
	(0.620)

	
	-4.724***
	-6.139***
	-5.078***
	-4.812***

	
	(0.647)
	(0.647)
	(0.644)
	(0.648)

	
	-2.099
	-4.236***
	-2.744*
	-2.224

	
	(1.499)
	(1.495)
	(1.496)
	(1.499)

	Foreign or dual nationality (ref: Spanish)
	4.615***
	4.104***
	3.959***
	4.118***

	
	(0.527)
	(0.524)
	(0.531)
	(0.529)

	Upper secondary education (ref: Compulsory education or less)
	0.462
	0.581
	0.580
	0.836*

	
	(0.505)
	(0.501)
	(0.504)
	(0.503)

	Tertiary education
	-2.218***
	-1.921***
	-1.915***
	-1.406***

	
	(0.483)
	(0.469)
	(0.475)
	(0.470)

	Education missing
	1.626
	0.991
	1.361
	1.164

	
	(1.623)
	(1.615)
	(1.623)
	(1.624)

	Household income €1,100 -€1649 (ref: <€1,100)
	-0.366
	-0.375
	-0.367
	-0.403

	
	(0.702)
	(0.699)
	(0.702)
	(0.703)

	Household income €1,650-€2,299
	-0.760
	-0.791
	-0.813
	-0.718

	
	(0.713)
	(0.710)
	(0.714)
	(0.714)

	Household income €2,300-€3,799
	-1.051
	-1.050
	-1.083*
	-0.972

	
	(0.652)
	(0.649)
	(0.652)
	(0.652)

	Household income €3,800+
	-1.352*
	-1.368**
	-1.405**
	-1.179*

	
	(0.694)
	(0.690)
	(0.694)
	(0.694)

	Household income missing
	1.044
	1.026
	1.028
	1.161

	
	(1.077)
	(1.073)
	(1.078)
	(1.078)

	
	92.408***
	93.617***
	91.702***
	91.547***

	
	(1.001)
	(0.991)
	(0.981)
	(0.981)

	Observations
	10,850
	10,850
	10,850
	10,850

	R-squared
	0.114
	0.1220
	0.114
	0.113

	Adj. R-squared
	0.111
	0.119
	0.111
	0.110

	RMSE
	19.07
	18.98
	19.07
	19.08

	F-statistic
	39.82
	42.92
	39.66
	39.40

	Prob > F
	0.000
	0.000
	0.000
	0.000

	Log-likelihood
	-47,363
	-47,315
	-47,365
	-47,369

	AIC
	94,798
	94,702
	94,803
	94,811

	BIC
	95,060
	94,964
	95,065
	95,073


Source: Authors’ own calculations based on the Spanish Health Survey (2023). Notes: Standard errors in parentheses. *** p<0.01, ** p<0.05, * p<0.1.The dependent variable is the WHO-5 wellbeing index. Each column replaces the aggregate health-related behavioural deprivation index with one individual behavioural component. All models include perceived social support deprivation and the same covariates as the main wellbeing specification.a Sedentary leisure is used as a proxy for physical activity deprivation.b  Low fruit consumption is used as a proxy for poor dietary habits.


Table S5. Decomposition of the unemployment–wellbeing association through health-related behaviour (proxied through alcohol intake) and social support deprivation
	
	Short-term
unempl. 
	Long-term unempl.

	(A) Indirect through health-related behaviour (alcohol intake)  
	0.079**
(0.039)
	0.162***
(0.052)

	(B) Indirect through social support deprivation  
 
	-0.577***
(0.182)
	-1.128***
(0.211)

	(A+B) Total indirect association  
	-0.498***
(0.186)
	-0.966***
(0.222)

	(C) Direct association 
	-4.303***
(0.789)
	-5.257***
(0.867)

	(A+B+C) Decomposed total association 

	-4.801***
(0.802)
	-6.223***
(0.899)


Source: Authors’ own calculations based on the Spanish Health Survey (2023).  Notes: , , . Standard errors are reported in parentheses. The reference category is employed individuals. Indirect associations are computed as products of coefficients following the linear decomposition approach of Kesavayuth et al. (2022). Statistical significance of the indirect associations is assessed using the delta method after jointly estimating the mediator and outcome. This corresponds to a Sobel-type test of the product of coefficients. The alcohol-related deprivation measure used in this decomposition corresponds to the ordinal alcohol component underlying the health-related behavioural deprivation index, rather than to the binary frequent-alcohol-intake indicator reported for descriptive purposes in Tables I and S1.   



Table S6. Linear CMP robustness checks of the unemployment – wellbeing decomposition
Panel A. Total associations across alternative CMP specifications
	
	1
	2
	3

	 
	CMP specification as Kesavayuth
	CMP controlling for municipality size also in health-behavioural deprivation equation
	CMP controlling for precarious environment in health-behavioural deprivation equation

	
	Health-related behavioural deprivation
	Perceived social support deprivation
	Mental wellbeing
	Health-related behavioural deprivation
	Perceived social support deprivation
	Mental wellbeing
	Health-related behavioural deprivation
	Perceived social support deprivation
	Mental wellbeing

	Short-term unemployment (ref: Employed)
	3.104***
	2.044***
	-4.882***
	3.109***
	2.044***
	-4.882***
	3.179***
	2.045***
	-4.885***

	
	(0.778)
	(0.630)
	(0.806)
	(0.778)
	(0.630)
	(0.806)
	(0.778)
	(0.630)
	(0.806)

	Long-term unemployment
	2.436***
	3.990***
	-6.243***
	2.414***
	3.988***
	-6.242***
	2.548***
	3.991***
	-6.249***

	
	(0.827)
	(0.711)
	(0.902)
	(0.827)
	(0.711)
	(0.902)
	(0.827)
	(0.711)
	(0.902)

	Province capital city (ref: Municipalities with 500,000 inhabitants or more)
	
	-0.704
	
	0.481
	-0.682
	
	
	-0.703
	

	
	
	(0.517)
	
	(0.659)
	(0.518)
	
	
	(0.517)
	

	Municipalities with more than 100,000 inhabitants
	
	2.187***
	
	1.569*
	2.252***
	
	
	2.187***
	

	
	
	(0.676)
	
	(0.881)
	(0.678)
	
	
	(0.676)
	

	Municipalities with 50,000 to 100,000 inhabitants
	
	1.941***
	
	0.087
	1.946***
	
	
	1.947***
	

	
	
	(0.642)
	
	(0.800)
	(0.644)
	
	
	(0.642)
	

	Municipalities with 20,000 to 50,000 inhabitants
	
	-0.002
	
	0.910
	0.037
	
	
	0.005
	

	
	
	(0.550)
	
	(0.712)
	(0.551)
	
	
	(0.550)
	

	Municipalities with 10,000 to 20,000 inhabitants
	
	-0.743
	
	1.264
	-0.690
	
	
	-0.733
	

	
	
	(0.629)
	
	(0.781)
	(0.629)
	
	
	(0.628)
	

	Municipalities with fewer than 10,000 inhabitants
	
	-3.078***
	
	1.048
	-3.034***
	
	
	-3.064***
	

	
	
	(0.520)
	
	(0.680)
	(0.520)
	
	
	(0.520)
	

	Low precarious environmenta
	
	
	
	
	
	
	0.134
	
	

	
	
	
	
	
	
	
	(0.614)
	
	

	Moderate precarious environment
	
	
	
	
	
	
	0.368
	
	

	
	
	
	
	
	
	
	(0.522)
	
	

	High precarious environment
	
	
	
	
	
	
	0.791
	
	

	
	
	
	
	
	
	
	(0.599)
	
	

	Extreme precarious environment
	
	
	
	
	
	
	-2.328***
	
	

	
	
	
	
	
	
	
	(0.642)
	
	

	Precarious environment missing
	
	
	
	
	
	
	-2.070**
	
	

	
	
	
	
	
	
	
	(0.910)
	
	

	Constant
	40.468***
	17.280***
	85.936***
	39.641***
	17.249***
	85.943***
	40.464***
	17.276***
	85.950***

	
	(0.712)
	(0.697)
	(0.952)
	(0.891)
	(0.698)
	(0.951)
	(0.752)
	(0.697)
	(0.951)

	Observations
	10,850
	10,850
	10,850
	10,850
	10,850
	10,850
	10,850
	10,850
	10,850

	Log-likelihood
	-140,078
	-140,078
	-140,078
	-140,075
	-140,075
	-140,075
	-140,065
	-140,065
	-140,065

	Wald chi2
	2,397
	2,397
	2,397
	2,404
	2,404
	2,404
	2,428
	2,428
	2,428

	Prob > chi2
	0.000
	0.000
	0.000
	0.000
	0.000
	0.000
	0.000
	0.000
	0.000

	AIC
	280,309
	280,309
	280,309
	280,315
	280,315
	280,315
	280,291
	280,291
	280,291

	BIC
	280,863
	280,863
	280,863
	280,912
	280,912
	280,912
	280,882
	280,882
	280,882

	ρ (health-support)
	0.081***
	0.081***
	0.081***
	0.081***
	0.081***
	0.081***
	0.085***
	0.085***
	0.085***

	ρ (health-wellbeing)
	-0.138***
	-0.138***
	-0.138***
	-0.139***
	-0.139***
	-0.139***
	-0.144***
	-0.144***
	-0.144***

	ρ (support-wellbeing)
	-0.220***
	-0.220***
	-0.220***
	-0.220***
	-0.220***
	-0.220***
	-0.220***
	-0.220***
	-0.220***



Panel B. Direct association in the baseline CMP specification 
	
	Health-related behavioural deprivation
	Perceived social support deprivation
	Mental wellbeing

	Short-term unemployment (ref: Employed)
	3.106***
	2.068***
	-3.606***

	
	(0.778)
	(0.629)
	(0.807)

	Long-term unemployment
	2.438***
	3.997***
	-4.223***

	
	(0.827)
	(0.711)
	(0.911)

	Health-related behavioural deprivation
	
	
	-0.103***

	
	
	
	(0.011)

	Perceived social support deprivation
	
	
	-0.471***

	
	
	
	(0.077)

	Province capital city (ref: Municipalities with 500,000 inhabitants or more)
	
	-0.912*
	

	
	
	(0.525)
	

	Municipalities with more than 100,000 inhabitants
	
	1.611***
	

	
	
	(0.711)
	

	Municipalities with 50,000 to 100,000 inhabitants
	
	1.548**
	

	
	
	(0.664)
	

	Municipalities with 20,000 to 50,000 inhabitants
	
	-0.226
	

	
	
	(0.563)
	

	Municipalities with 10,000 to 20,000 inhabitants
	
	-1.437**
	

	
	
	(0.653)
	

	Municipalities with fewer than 10,000 inhabitants
	
	-3.824***
	

	
	
	(0.535)
	

	Constant
	40.462***
	17.696***
	98.334***

	
	(0.712)
	(0.706)
	(1.542)

	Observations
	10,850
	10,850
	10,850

	Log-likelihood
	-140,056
	-140,056
	-140,056

	Wald chi2
	2,609
	2,609
	2,609

	Prob > chi2
	0.000
	0.000
	0.000

	AIC
	280,267
	280,267
	280,267

	BIC
	280,836
	280,836
	280,836

	ρ (health-support)
	0.081***
	0.081***
	0.081***

	ρ (health-wellbeing)
	-0.001***
	-0.001***
	-0.001***

	ρ (support-wellbeing)
	0.160***
	0.160***
	0.160***



Source: Authors’ own calculations based on the Spanish Health Survey (2023). Notes: Robust standard errors in parentheses. *** p<0.01, ** p<0.05, * p<0.1. Panel A reports total unemployment–wellbeing associations across alternative CMP specifications. Panel B reports the direct association from the baseline CMP specification, obtained by additionally including the health-related behavioural deprivation and perceived social support deprivation indices in the wellbeing equation. Municipality size is additionally included in the health-behaviour equation in specification (2), whereas residential environmental precariousness is included in that equation in specification (3). ᵃ Precarious environment is defined as a categorical indicator of household/residential environmental deprivation and captures household or neighbourhood conditions. Sociodemographic controls are included according to the equation-specific covariate sets used in the main analysis but are omitted from the table for space reasons.

Table S7. Extended labour market status specification (including inactive individuals)
	 
	(1)
	(2)
	(3a)
	(3b)

	
	Health-related behavioural deprivation
	Perceived social support deprivation
	Total association with mental wellbeing
	Direct association with mental wellbeing

	Short-term unemployment 
(ref: Employed)
	4.251***
	1.954***
	-3.840***
	-3.433***

	
	(0.684)
	(0.573)
	(0.777)
	(0.764)

	Long-term unemployment
	3.846***
	4.021***
	-4.940***
	-4.004***

	
	(0.693)
	(0.578)
	(0.790)
	(0.781)

	Retired
	-1.957***
	1.236**
	-1.628**
	-1.801**

	
	(0.730)
	(0.614)
	(0.827)
	(0.815)

	Students
	-9.206***
	-4.309***
	1.661*
	0.256

	
	(0.770)
	(0.647)
	(0.870)
	(0.861)

	Unable to work
	-0.131
	3.312***
	-20.133***
	-18.539***

	
	(0.849)
	(0.706)
	(0.960)
	(0.942)

	Homemakers
	-4.196***
	1.303*
	3.193***
	2.822***

	
	(0.881)
	(0.744)
	(0.997)
	(0.979)

	Health-behaviour deprivation index
	
	
	
	-0.078***

	
	
	
	
	(0.008)

	Perceived social support deprivation index
	
	
	
	-0.248***

	
	
	
	
	(0.012)

	Female (ref: Male)
	-7.614***
	-1.282***
	-5.432***
	-6.255***

	
	(0.264)
	(0.227)
	(0.299)
	(0.300)

	Age 30-44 (ref: 15-29)
	0.964*
	2.376***
	-4.002***
	-3.700***

	
	(0.570)
	(0.495)
	(0.644)
	(0.632)

	Age 45-64
	0.827
	2.900***
	-5.011***
	-4.598***

	
	(0.589)
	(0.519)
	(0.666)
	(0.654)

	Age 65+
	-4.722***
	1.311*
	-5.217***
	-5.480***

	
	(0.908)
	(0.781)
	(1.028)
	(1.011)

	Upper secondary education (ref: Compulsory education or less)
	-0.209
	
	1.442***
	1.584***

	
	(0.352)
	
	(0.402)
	(0.396)

	Tertiary education
	-4.037***
	
	-0.018
	-0.377

	
	(0.330)
	
	(0.391)
	(0.385)

	Education missing
	-3.615***
	
	-8.102***
	-8.568***

	
	(0.537)
	
	(0.612)
	(0.604)

	Foreign or dual nationality (ref: Spanish)
	-4.330***
	6.709***
	3.553***
	4.136***

	
	(0.410)
	(0.349)
	(0.476)
	(0.472)

	Household income €1,100-€1,649 (ref: <€1,100)
	
	
	0.731
	0.063

	
	
	
	(0.520)
	(0.511)

	Household income €1,650-€2,299
	
	
	0.751
	-0.147

	
	
	
	(0.529)
	(0.521)

	Household income €2,300-€3,799
	
	
	1.165**
	0.160

	
	
	
	(0.493)
	(0.486)

	Household income €3,800+
	
	
	1.324**
	-0.333

	
	
	
	(0.538)
	(0.531)

	Household income missing
	
	
	0.239
	0.464

	
	
	
	(0.859)
	(0.854)

	Intermediate professionals and technicians (ref: Managers and senior professionals)
	
	

1.045**
	
	

	
	
	(0.511)
	
	

	
	
	0.496
	
	

	
	
	(0.395)
	
	

	
	
	0.472
	
	

	
	
	(0.441)
	
	

	
	
	1.106***
	
	

	
	
	(0.373)
	
	

	
	
	1.418***
	
	

	
	
	(0.440)
	
	

	
	
	0.182
	
	

	
	
	(0.674)
	
	

	Couple without children (ref: Single-person household)
	
	-5.264***
	
	

	
	
	(0.335)
	
	

	Separated / divorced without children
	
	-1.177***
	
	

	
	
	(0.387)
	
	

	Couple with children
	
	-5.582***
	
	

	
	
	(0.397)
	
	

	Single-parent household
	
	-1.737***
	
	

	
	
	(0.562)
	
	

	Household type missing
	
	0.507
	
	

	
	
	(0.568)
	
	

	Provincial capital (ref: Municipalities with 500,000 inhabitants or more)
	
	-1.681***
	
	

	
	
	(0.388)
	
	

	Municipalities with more than 100,000 inhabitants
	
	2.035***
	
	

	
	
	(0.505)
	
	

	Municipalities with 50,000 to 100,000 inhabitants
	
	1.098**
	
	

	
	
	(0.480)
	
	

	Municipalities with 20,000 to 50,000 inhabitants
	
	-0.625
	
	

	
	
	(0.418)
	
	

	Municipalities with 10,000 to 20,000 inhabitants
	
	-1.567***
	
	

	
	
	(0.461)
	
	

	Municipalities with fewer than 10,000 inhabitants
	
	-4.070***
	
	

	
	
	(0.392)
	
	

	
	37.593***
	18.437***
	84.827***
	92.506***

	
	(0.586)
	(0.611)
	(0.837)
	(0.892)

	Observations
	20,351
	20,039
	20,722
	19,753

	R-squared
	0.0972
	0.0658
	0.102
	0.136

	Adj. R-squared
	0.097
	0.065
	0.100
	0.135

	RMSE
	18.42
	15.30
	21.00
	20.14

	F-statistic
	156.4
	50.32
	63.36
	79.79

	Prob > F
	0.000
	0.000
	0.000
	0.000

	Log-likelihood
	-88,158
	-83,088
	-92,473
	-87,324

	AIC
	176,346
	166,233
	185,022
	174,727

	BIC
	176,465
	166,462
	185,323
	175,043


Source: Authors’ own calculations based on the Spanish Health Survey (2023). Notes: Standard errors in parentheses. *** p<0.01, ** p<0.05, * p<0.1. The reference category for labour market status is employed individuals. The dependent variable in columns (3) and (4) is the WHO-5 wellbeing index; the dependent variables in columns (1) and (2) are the health-related behavioural deprivation index and the perceived social support deprivation index, respectively. 
